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BN BEEMEEREN e(k,n) = ef(n)/re(n—1) . PWPLS 1 GMCPLS M 5 RA &
% 3Cmk 23] .



6 ¥ A B% NAHABNERESZREME AR UL AN T 767

(1
(2]
(3]
(4]
(5]
(6]

$ £ x W

Kay S M. Modern Spectral Estimation: Theory and Application. Englewood Cliffs: Prentice Hall,
1988 Chapter 6.

Wax M. Order selection for AR models by predictive least squares. IEEE Trans. on ASSP, 1988,
ASSP-36(4): 581-588.

Nandi A K, Chambers J A. New lattice realization of the predictive least squares order selection
criterion. IEE Proc.-F , 1991, 138(6): 545-550.

Dickie T R, Nandi A K. A comparative study of AR order selection methods. Signal Processing,
1994, 40: 239-255.

Guanghan Xu, Kailath T. Fast subspace decomposition. IEEE Trans. on SP, 1994, SP-42(3): 539-
551.
Simon Hakay. Adaptive Filtering Theory. Englewood Cliffs: Pretice Hall, 1991, Chapter?7.

STUDY OF AR MODEL ORDER SELECTION APPLYING CRITERION
OF PREDICTIVE LEAST SQUARES

Shi Xing Dai Qingfen*® Li Lemin

(University of Electronic Science and Technology of China, Chengdu 610054)
*(10th Institute of Electronic Industry Ministry, Chengdu 610039)

Abstract A criterion called Sliding Window Predictive Least-Squares (SWPLS) order selection
criterion is presented in this paper by comparison of several typical criteria of AR model order
selection. In addition to property of fine order selection the criterion has advantage of good tracking
property and can be easily implemented on-line in real time. The effectiveness of SWPLS criterion
is verified by simulation experiment of order selection for models of time-varying parameter and
time-varying order.

Key words Order selection of model, Sliding window data, Lattice structure
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